DURATION: 1.25

DESCRIPTION
FNMA POOL 737542
GEORGIA FUND 1+ INVESCO
GEORGIA FUND 1+ INVESCO
US TREASURY N/B
DELTA AIR LINES 2012 1A
GM FINANCIAL SECURITIZED TERM
FREDDIE MAC
UBS CITIGROUP COMMERCIAL MORTG
FNMA POOL AL8797
US TREASURY N/B
JOHN DEERE OWNER TRUST
US TREASURY N/B
SMALL BUSINESS ADMINISTRATION
SMALL BUSINESS ADMINISTRATION
FNMA POOL AL8478
SMALL BUSINESS ADMINISTRATION
SMALL BUSINESS ADMINISTRATION
FHLMC MULTIFAMILY STRUCTURED P
US TREASURY N/B
VERIZON COMMUNICATIONS
US TREASURY N/B
DELTA AIR LINES 2012 1A
CITIBANK CREDIT CARD ISSUANCE
FREDDIE MAC
FED HM LN PC POOL 849343
GS MORTGAGE SECURITIES TRUST
UBS COMMERCIAL MORTGAGE TRUST
FED HM LN PC POOL 2B5201
FNMA POOL BC0776
COMM MORTGAGE TRUST
US TREASURY N/B
PFIZER INC
SMALL BUSINESS ADMINISTRATION
GS MORTGAGE SECURITIES TRUST
US TREASURY N/B
US TREASURY N/B
SMALL BUSINESS ADMINISTRATION
SMALL BUSINESS ADMINISTRATION
AMER AIRLN PTTRS 11 1
US TREASURY N/B
WELLS FARGO + COMPANY
BERKSHIRE HATHAWAY INC
US TREASURY N/B
APPLE INC
EXXON MOBIL CORPORATION
FNMA POOL BM3188

Office of the State Treasurer

Georgia Department of Administrative Services (Risk Management) Holdings

as of March 31, 2020

ASSET CATEGORY
FNMA ADJUSTABLE RATE MORTGAGE-BACKED SECURITY
LGIP
LGIP
U.S. TREASURY
CORPORATE
CORPORATE
MBS
CMBS
FNMA ADJUSTABLE RATE MORTGAGE-BACKED SECURITY
U.S. TREASURY
CORPORATE
U.S. TREASURY
SMALL BUSINESS ADMINISTRATION PASSTHROUGH
SMALL BUSINESS ADMINISTRATION PASSTHROUGH
FNMA ADJUSTABLE RATE MORTGAGE-BACKED SECURITY
SMALL BUSINESS ADMINISTRATION PASSTHROUGH
SMALL BUSINESS ADMINISTRATION PASSTHROUGH
CMBS
U.S. TREASURY
CORPORATE
U.S. TREASURY
CORPORATE
ASSET-BACKED SECURITY
MBS
MBS
CMBS
CMBS
MBS
MBS
CMBS
U.S. TREASURY
CORPORATE
SMALL BUSINESS ADMINISTRATION PASSTHROUGH
CMBS
U.S. TREASURY
U.S. TREASURY
SMALL BUSINESS ADMINISTRATION PASSTHROUGH
SMALL BUSINESS ADMINISTRATION PASSTHROUGH
ASSET-BACKED SECURITY
U.S. TREASURY
CORPORATE
CORPORATE
U.S. TREASURY
CORPORATE
CORPORATE
FNMA ADJUSTABLE RATE MORTGAGE-BACKED SECURITY

MATURITY DATE
9/1/2033
7/1/2058
7/1/2058

9/30/2021
11/7/2021
7/18/2022
9/15/2029
1/10/2045
10/1/2044
3/31/2021
4/15/2021
9/30/2021
5/1/2027
11/1/2029
9/1/2044
9/1/2023
11/1/2031
8/25/2020
3/31/2021
4/1/2021
9/30/2021
11/7/2021
4/7/2022
7/15/2041
8/1/2043
5/10/2045
5/10/2045
3/1/2046
3/1/2046
8/10/2047
9/30/2021
12/15/2021
6/1/2024
5/10/2045
9/30/2021
5/31/2022
5/1/2029
9/1/2030
7/31/2022
11/30/2020
12/7/2020
3/15/2021
5/31/2022
2/23/2021
3/1/2021
4/1/2047

PAR VALUE
22,746.27
52,381.94

614.44
1,447,000.00
50,047.17
536,826.71
12,353.45
572,137.86
137,692.27
687,668.82
9,775.06
3,558,000.00
86,412.93
180,719.33
292,154.74
15,103.75
191,304.25
751,186.59
378,866.51
467,000.00
994,000.00
207,338.28
698,000.00
152,551.84
83,570.24
429,196.64
341,816.11
162,888.08
207,387.16
14,499.36
543,000.00
366,000.00
25,810.17
34,299.62
1,999,000.00
1,510,255.07
104,131.29
21,742.06
170,865.60
142,996.64
632,000.00
507,000.00
933,436.46
628,000.00
367,000.00
198,586.05

ORIGINAL COST
22,126.77
52,381.94

614.44
1,400,255.11
54,301.17
536,705.02
12,804.16
617,417.21
142,920.27
693,094.96
9,773.67
3,518,945.39
98,445.05
193,489.69
303,635.54
15,745.67
199,322.59
818,910.76
380,272.46
498,765.34
966,491.17
226,257.89
697,798.91
150,525.78
85,920.64
456,356.24
357,115.31
164,516.97
209,720.26
15,072.54
520,389.14
365,666.94
27,487.83
35,851.14
1,933,798.24
1,491,048.87
113,617.00
22,567.57
186,158.08
142,465.99
638,338.96
505,925.16
930,373.62
637,457.68
367,000.00
201,006.31

AMORTIZED COST
22,371.69
52,381.94

614.44
1,432,529.45
51,171.93
536,705.02
12,617.44
611,745.27
142,277.28
688,828.61
9,774.71
3,546,098.68
92,589.77
190,133.74
302,098.16
15,274.06
197,460.23
757,752.16
379,177.43
476,803.78
984,845.50
211,299.83
697,918.76
150,876.20
85,593.28
453,078.69
355,341.01
164,516.97
209,720.26
15,005.79
535,900.02
365,883.79
26,332.30
35,671.21
1,977,305.73
1,500,983.49
110,267.32
22,301.33
176,984.04
142,882.01
633,251.78
506,795.16
932,064.78
629,788.65
367,000.00
201,006.31

MARKET VALUE
22,942.16
52,381.94

614.44
1,466,896.25
50,062.15
538,281.35
12,371.29
578,331.88
138,610.62
695,378.23
9,765.01
3,606,922.50
92,908.39
192,603.78
293,265.26
15,712.12
198,507.03
754,690.27
383,113.96
478,921.14
1,007,667.50
207,400.34
697,930.20
156,759.83
83,970.85
433,272.93
344,917.47
163,792.70
208,738.46
14,506.62
550,466.25
367,081.87
27,224.86
34,625.38
2,026,486.25
1,559,633.32
110,628.08
22,475.96
169,170.05
144,471.29
633,512.41
509,424.69
963,955.45
634,328.96
369,386.69
199,781.18

UNAUDITED



DURATION: 1.25

DESCRIPTION
UBS COMMERCIAL MORTGAGE TRUST
US TREASURY N/B
US TREASURY N/B
US TREASURY N/B
US TREASURY N/B
US TREASURY N/B
DUKE ENERGY CAROLINAS
US TREASURY N/B
US TREASURY N/B
US TREASURY N/B
US TREASURY N/B
DUKE ENERGY CAROLINAS
SMALL BUSINESS ADMINISTRATION
SMALL BUSINESS ADMINISTRATION
SMALL BUSINESS ADMINISTRATION
SMALL BUSINESS ADMINISTRATION
SMALL BUSINESS ADMINISTRATION
US TREASURY N/B
CONTL AIRLINES 20121 A
US TREASURY N/B
GEORGIA FUND 1+ INVESCO
SMALL BUSINESS ADMINISTRATION
SMALL BUSINESS ADMINISTRATION
WELLS FARGO + COMPANY
US BANCORP
WELLS FARGO + COMPANY
CISCO SYSTEMS INC
VERIZON COMMUNICATIONS
FNMA POOL AL8868
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ASSET CATEGORY
CMBS
U.S. TREASURY
U.S. TREASURY
U.S. TREASURY
U.S. TREASURY
U.S. TREASURY
CORPORATE
U.S. TREASURY
U.S. TREASURY
U.S. TREASURY
U.S. TREASURY
CORPORATE
SMALL BUSINESS ADMINISTRATION PASSTHROUGH
SMALL BUSINESS ADMINISTRATION PASSTHROUGH
SMALL BUSINESS ADMINISTRATION PASSTHROUGH
SMALL BUSINESS ADMINISTRATION PASSTHROUGH
SMALL BUSINESS ADMINISTRATION PASSTHROUGH
U.S. TREASURY
CORPORATE
U.S. TREASURY
LGIP
SMALL BUSINESS ADMINISTRATION PASSTHROUGH
SMALL BUSINESS ADMINISTRATION PASSTHROUGH
CORPORATE
CORPORATE
CORPORATE
CORPORATE
CORPORATE
FNMA ADJUSTABLE RATE MORTGAGE-BACKED SECURITY

MATURITY DATE

5/10/2045
11/30/2020
9/30/2021
1/31/2022
3/31/2021
11/30/2020
6/15/2021
9/30/2021
1/31/2022
3/31/2021
9/30/2021
6/15/2021
5/1/2024
8/1/2024
5/1/2028
11/1/2028
11/1/2029
5/31/2022
10/11/2025
11/30/2020
7/1/2058
5/1/2024
9/1/2030
12/7/2020
1/24/2022
12/7/2020
2/28/2021
4/1/2021
8/1/2037

PAR VALUE

185,171.25
47,425.55
166,000.00
2,465,000.00
1,688,000.00
151,796.15
445,340.05
970,000.00
395,000.00
1,735,464.67
1,231,000.00
98,659.95
76,987.17
105,422.13
99,261.75
123,604.67
173,389.05
2,264,308.47
338,679.01
332,781.66
3,886,883.44
35,927.34
155,300.44
73,000.00
509,000.00
75,000.00
291,000.00
81,000.00
69,586.49

ORIGINAL COST

199,753.48
48,072.09
160,378.05
2,473,473.43
1,665,317.50
153,895.21
482,125.14
947,076.17
397,283.59
1,751,767.51
1,197,820.70
107,367.68
81,606.40
111,648.62
109,701.69
137,394.31
183,270.87
2,262,391.68
353,242.21
339,359.29
3,886,883.44
39,957.94
158,818.96
73,702.99
508,124.52
75,774.75
290,441.28
86,506.38
72,804.86

AMORTIZED COST
197,924.62
47,514.68
164,216.24
2,468,387.36
1,682,094.11
152,101.05
453,956.14
962,068.73
395,909.10
1,738,911.57
1,219,748.25
100,721.84
79,990.80
111,648.62
106,515.97
137,394.31
181,039.71
2,263,348.76
348,576.72
333,702.40
3,886,883.44
37,325.33
157,609.62
73,138.83
508,669.21
75,153.00
290,893.55
82,699.48
72,252.75

MARKET VALUE

186,851.35
47,914.63
168,282.50
2,539,816.60
1,706,924.07
153,361.55
454,665.84
983,337.50
406,988.87
1,754,920.86
1,247,926.25
100,725.97
80,885.26
111,291.12
106,472.53
136,747.05
184,791.44
2,338,340.74
364,957.22
336,213.47
3,886,883.44
37,746.45
160,542.61
73,174.69
516,013.97
75,179.48
292,301.10
83,067.69
70,552.53

39,195,352.00

39,374,816.19

39,341,416.19

39,830,766.14

UNAUDITED



